S T A
T

T E O F ARTI
STATE REASURER'
WATETRMARK INVENTORY

INVESTMENTS OUTSTANDING AS OF 7/31/03 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 7/31/03
POOL: LGIP-GOVERNMENT (7)

INVST# CUSIP# DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW

32271 222655NK PRINCIPAL TREAS CP 5/15/04 1.566 RAaa AAA 3,448,527.00 98.82000 2 3,406,753.94 3,407,834.38 1,080.44
32270 222655VT PRINCIPAL TREAS CP 5/15/04 1.566 RAaa AAA 6,192,893.00 98.82000 2 6,117,876.60 6,119,816.86 1,940.26
34835 894643WB TREASURY INVT GRWT 8/15/04 1.305 Raa AAA 5,000,000.00 98.29688 2 4,933,116.59 4,914,843.75 -18,272.84
1477 14,641,420.00 14,457,747.13 14,442,494.99  -15,252.14

3 ITEMS IN SUBTOTAL FOR: U.S. TREASURY ZEROES & STRIPS (TYPE 10)

U.S. TREASURY BILLS ( 11)

36090 912795NG U.S. TREASURY BILL 8/O7/O;___T;gg_;;;__;AA__IBBTBBBTBBBTBO 99.98300 2 99,984,083.35 99,983,000.00 -1,083.35
oss 100,000, 000.00 199,984,083.35 99,983,000.00  -1,083.35

1 ITEM IN SUBTOTAL FOR: U.S. TREASURY BILLS (TYPE 11)

U.S. TREASURY NOTES & BON ( 12)

35158 912828BB U S TREASURY NOTE 1.250 5/31/05 1.124 Raa AAA 20,000,000.00 99.15625 2 20,045,384.72 19,831,250.00 -214,134.72
35169 912828BB U S TREASURY NOTE 1.250 5/31/05 1.183 Raa AAA 20,000,000.00 99.15625 2 20,024,156.37 19,831,250.00 -192,906.37
35324 912828BB U S TREASURY NOTE 1.250 5/31/05 1.156 Raa AAA 25,000,000.00 99.15625 2 25,042,447.37 24,789,062.50 -253,384.87
35445 912828BC U S TREASURY NOTE 1.125 6/30/05 1.308 Raa AAA 40,000,000.00 98.81250 2 39,862,542.75 39,525,000.00 -337,542.75
35446 912828BC U S TREASURY NOTE 1.125 6/30/05 1.140 Raa AAA 25,000,000.00 98.81250 2 24,992,929.44 24,703,125.00 -289,804.44
35448 912828BC U S TREASURY NOTE 1.125 6/30/05 1.173 Raa AAA 25,000,000.00 98.81250 2 24,977,618.61 24,703,125.00 -274,493.61
35482 912828BC U S TREASURY NOTE 1.125 6/30/05 1.160 Raa AAA 40,000,000.00 98.81250 2 39,973,609.36 39,525,000.00 -448,609.36
35526 912828BC U S TREASURY NOTE 1.125 6/30/05 1.316 Raa AAA 20,000,000.00 98.81250 2 19,928,184.93 19,762,500.00 -165,684.93
35615 912828BC U S TREASURY NOTE 1.125 6/30/05 1.330 Raa AAA 20,000,000.00 98.81250 2 19,922,851.02 19,762,500.00 -160,351.02



STATE O F ARTI
STATE TREASURETR'"'

WATETRMARK INVENTORY

INVESTMENTS OUTSTANDING AS OF 7/31/03 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 7/31/03

INVST#

35750 912828BC U S TREASURY NOTE

CUSIP#

DESCRIPTION

10 ITEMS IN SUBTOTAL FOR:

POOL: LGIP-GOVERNMENT (7)
RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $
1.125 6/30/05 1.336 RAaa AAA 20,000,000.00 98.81250 2
1.220 255,000, 000. 00
TREASURY NOTES & BONDS (TYPE 12)

U.sS.

32459 76116EBE RESOLUTION FUNDING

1 ITEM IN SUBTOTAL FOR:

32129
32153
35271
32155
32265
32264
32266

383752BG
383752BH
383752BJ
383752DT
465139AF
465139PX
465139RT

GOV'T
GOV'T
GOV'T TRUST CE
GOV'T TRUST CE
ISRAEL ST U S
ISRAEL ST U S
ISRAEL ST U S

TRUST
TRUST

CE
CE

7 ITEMS IN SUBTOTAL FOR:

4/15/04 1.384 N/A N/A 20,426,000.00 99.04200 2
1.384 20,426,000.00
RESOLUTION FUNDING ZEROES & STRI (TYPE 16)
GVT TRUST CERTIF ZEROES & ( 17)
RTIF 11/15/03 1.322 Raa AAA 4,768,000.00 99.57400 2
RTIF 5/15/04 1.631 Raa AAA 4,318,000.00 98.70400 2
RTIF 11/15/04 1.270 RAaa AAA 1,784,000.00 97.60500 2
RTIF 5/15/04 1.671 Raa AAA 1,000,000.00 98.70400 2
GOT 3/15/04 1.380 Raa N/R 5,493,000.00 99.11600 2
GOT 2/15/04 1.367 Raa N/R 9,360,000.00 99.24000 2
GOT 5/15/04 1.526 RAaa N/R 4,958,000.00 98.85938 2
1.427 31,681,000.00
GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)

254,690,292.

20,229,330.

20,229,330.

4,749,882.
4,263,530.
1,755,331.

987,079.
5,446,387.
9,291,537.
4,899,259.

20,230, 318.

20,230,318.

4,747,688.
4,262,038.
1,741,273.

987,040.
5,444,441.
9,288,864.
4,901,447.

31,393,007. 31,372,793.

75 252,195,312.

$-ABOVE/BELOW

-2,494,980.
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INVESTMENTS OUTSTANDING AS OF 7/31/03 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 7/31/03
POOL: LGIP-GOVERNMENT (7)

INVST# CUSIP# DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW
AGENCY NOTES (30/360) 2X ( 23)
35272 742651CL PRIVATE EXPORT FUN 5.250 5/15/05 1.506 RAaa AAA 25,000,000.00 105.56250 2 26,643,358.36 26,390,625.00 -252,733.36
1.506 25,000,000.00 26,643,358.36 26,390,625.00 -252,733.36
1 ITEM IN SUBTOTAL FOR: AGENCY NOTES (30/360) 2X (TYPE 23)
AGENCY MBS (30/360) 12X 1 ( 36)
35270 911760MR VENDEE MTGE. TRUST 6.500 3/15/04 4.321 Aaa AAA 3,059,653.97 101.19500 2 3,099,996.76 3,096,216.83 -3,779.93
4.321 3,059,653.97 3,099,996.76 3,096,216.83 -3,779.93

1 ITEM IN SUBTOTAL FOR: AGENCY MBS (30/360) 12X 14 DY DL (TYPE 36)

REPURCHASE AGREEMENTS ( 61)
36127 RPBAQ172 BANC OF AMERICA SE 1.060 8/Ol/O;__1T6%6___________éigjaaajaagjaO 100.00000 2 814,000,000.00 814,000,000.00
36122 RPBS0580 BEAR, STEARNS & CO 1.040 8/01/03 1.040 200,000,000.00 100.00000 2 200,000,000.00 200,000,000.00
1,056 101400000000 11014000000.00 1014000000.00
2 ITEMS IN SUBTOTAL FOR: REPURCHASE AGREEMENTS (TYPE 61)
1,109 1463808073.97 1464497816.36  1461710762.17  -2,787,054.19

26 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7)



